Applied ..-..- 


Mathematics 
Optimization 


AN INTERNATIONAL JOURNAL 


editedby A.V.Balakrishnan G.I.Marchuk 
J.L. Lions L. S. Pontryagin 


Managing Editors 


Springer-Verlag 
New York Heidelberg Berlin 


Volume 7 1981 


The exclusive copyright for all languages and countries, includ- 
ing the right for photomechanical and any other repreductions, 
also in microform, is transferred to the publisher. 

The use of registered names, trademarks, etc. in this publication 
does not imply, even in the absence of a specific statement, that 


such names are exempt from the relevant protective laws and 
regulations and therefore free for general use. 


Printed in the United States of America 
© 1981 by Springer-Verlag New York Inc. 


= 


Index to Volume 7 


BAGCHI, A.: Linear-Quadratic Stochastic Pursuit-Evasion Games 


BALAKRISHNAN, A.V.: On a Class of Riccati Equations in a Hilbert Space .. . 


BALAKRISHNAN, A.V.: Strong Stabilizability and the Steady State Riccati 
Equation 


BENSOUSSAN, A.: Filtering of Distributed Parameter Systems with Point- 
wise Disturbances 


BLAGODATSKIKH, V. L.: Sufficient Conditions for Optimality in Problems 
with State Constraints 


CLARKE, F. H.: A Variational Proof of Aumann’s Theorem 


CouHeEN, G.: An Algorithm for Convex Constrained Minimax Optimiza- 
tion Based on Duality 


CoLonius, F.: A Penalty Function Proof of a Lagrange Multiplier 
Theorem with Application to Linear Delay Systems 


Det Grosso, G: A Diffusion Model for Patch Formation on Cellular 
Surfaces 


Di Masi, G. B.: Continuous-Time Approximations for the Nonlinear 
Filtering Problem 


Evans, L. C.: Gradient Bounds for Solutions of Degenerate Variational 
Inequalities 


FLEMING, W. H.: Optimal Exit Probabilities and Differential Games 


GERARDI, A.: see DEL Grosso, G 


JACOBSEN, S. E.: Convergence of a Tuy-Type Algorithm for Concave 
Minimization Subject to Linear Inequality Constraints 


KARATZAS, I.: The Monotone Follower Problem in Stochastic Decision 


| 5° 

se. 

.. 

...... .253 
GoOBERNA, M. A.: Farkas-Minkowski Systems in Semi-Infinite Program- 


iv Index to Volume 7 
LASIECKA, I.: A Cosine Operator Approach to Modeling L,(0, T; L,(T)) 

— Boundary Input Hyperbolic Equations 
Lions, J.-L.: see BENSOUSSAN, A 
MENALDI, J.-L.: see Evans, L. C. 
Pinsky, M. A.: The First Eigenvalue of a Spherical Cap 
RUNGGALDIER, W. J.: see D1 MAsi, G. B 


Sacus, E.: On Reachable States in Boundary Control for the Heat 
Equation, and an Associated Moment Problem 


SOKOLOWSKI, J.: Optimal Control in Coefficients for Weak Variational 
Problems in Hilbert Space 


UsTUNEL, S.: Construction of Branching Diffusion Processes and Their 
Optimal Stochastic Control 


Wuite, L. W.: Convergence Properties of Optimal Controls of Pseudo- 
Parabolic Problems 


